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Azxg 3 N/A | NA | NJA | 13.64 | -6.81 16.53 6.84 | 1371 | -16.99 | 13.82
% 220 | Bag il N/A N/A N/A | 13.66 -6.77 16.55 6.85 13.64 | -16.98 13.80
Nz#g 3| N/A N/A N/A N/A N/A 16.55 6.84 13.68 | -16.98 13.79
FALKR Lipper> dg A A EEFT AR B> M 1~127 R FHFEDFFE - e eFd A2 RS .

»1%4\@3.?,\;11;;% AR A o AR AN2016E37 220 & = o

CE)BTIERLERAEZ

ﬁy % (%) :

PHAE S AFARS AT EALBE2 L RART RS 2 4)
E R A) 2019 2020 2021 2022 2023
[ 1.51 1.45 1.42 1.43 1.41
PR REIRATEERORTAERLELF Y (o s ﬁkﬁﬁ ok ORI N A
ﬂji”—@gﬁ‘%‘%\%ﬁ%&ﬂﬂ?ﬂﬁ)éiﬁgfi AW F o bR ARER
P = °
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() BT FEREFFFAPIIRE D AT R -
AR EBITLEL ML FEPIFATES

(I) BiTERZ SR

e

IF R . . <43 #E EEFF I UAELEE
X LA
PR RE/IAE &3+ H i fk(F®) v 5 (%)
Macquarie SEC. 460,701 0 460,701 0 0.00
2022 GOLDMAN SACHS Intern 451,381 0 451,381 0 0.00
SNP - SINOPAC SECURI 121,852 0 121,852 0 0.00
2023# 1% 1 [GOLDMAN SACHS Intern 507,532 0 507,532 0 0.00
B %127 31 |[Macquarie SEC. 496,842 0 496,842 0 0.00
B SNP - SINOPAC SECURI 187,555 0 187,555 0 0.00
i ] =21 &
) RERTE &
(<) #6 BB ET &
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Tel: BB6 Z 2757 BEBE

Building a better 9F, No. 333, Sec. 1, Keelung Road  Fax: 886 2 2757 6050
working world Taipei City, Taiwan, R.0.C. www.ey.com/taiwan
THE SRS

IR AT AR AR AR ESE AR
ERER

WMEHS AFARSRACHRASRA———FR——OF+=A=+—nB2
FHEAMEREEARA N > BRA———FR——OF—A—BE+=A=+
— B2 FERELH o AR RE (LB EATHA RIS RER T
&R F -

RAGHEZERL  LHUBREAAMAEATORERRBEARAB AL 2
ks BOY¥RT R RARLGELY  RUAEAEMRERSIATARSK
EREAARAE——— R ——0Qf+-_HA=+—8023EA BRE——— %R —
—Of— B —BE+ A=+ —BZMBHHRRFEAMEAZEE -

EHE R A

At BRARR BB &t 6 BAA B HE B A MR R R E R AT B A o KRGt
BN ERENTZ A EFA A ERMER A AERE—FRA - AeHemm
BEHALBINMARZASCKREHAMREEBMRE  BURBER S AT AR,
EREHASMEBAB Y EBTIREZEMTIE  REHMEZORGFLHRE
Mz EREE  UEAEEATEMERZA# -

TR BB REAZ T

FHEME X FEGMRBEFRACHALZIAMES  EoX G R ORAK
BRGEATREZHFRE  LOEFAMBRAGEA ML ZNIER AR
MHREARGTE FANFLERERIEFARTARE

UM EAT  PHEBEZAETARFEMRBHR I ATABLALEIE®
Re@Gubzeh -BNFEAZBE  URSSCEE AR 2R  HELER
BERAAAEBREIATERLARER AL I B LEE B FEITESHE
FHRTTZEBTE -

FHEFEHMBRRZIAE

AGHETFERMBRAZBY  GHUBRAEBATHATANFHF MR
FEARATRBERGALEARE > BHBEMRE - GHEAEFHDEHS > BRBEHE
RIBITZ ER TR B ERELREAHMBRRAFAZIEATTRE - FRAETHRY

AR R4EH AT AREIZBAHN AR EBUTHEENE L EUFREERE
FRVF2Z B R R - RIRMAER FTRME -

A member firm of Ernst & Young Global Limited
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Wi‘@#%%&ﬁ?.%#ﬁﬁﬁﬁ#ﬂ% CERAREHEAEEME - AU TFIT T
T

. R A P EHBARALE AN IB B2 ERRTEALAR B2/l
RABRPATEETZEEH R ERERAPRA B ERREUELERERLZ
Ko o AMBETRIRAS B - W EHR  FERASBANIEH - &
AMEHEARNREZ EAFTREZ AR SN EANMBRE -

2. HAB MMM ZANEHRALEZBRE  URFEFEATRHEZ 542
g R BMIEHMARER I AT ERARTE AL NS FHME LT
R

&iﬁ%g%&mﬁm@#ﬁﬁzﬁ%ﬁs&ﬁﬁﬁ@ﬂﬁﬁﬁﬁﬁ%ﬁzéﬁ

4 RFBAIRFZEZRE  HEEMEBERAEZ L et AR BEN  URE
MBS ATERAREEH AL BB REZENTHREAEAREZS
HRFARTHELEERAFTEETS FHEH - AL RAZEFTHIEN
HFAERFAHEZNE AN EMRE TREMBRAEAZLEMEREA2H
MBE > INFEBELAEARABEEEEELER - Atz &HhAaus s
EHRE B AARFZEREIRA R - R REHRF T S5 454
AR ARANABEREREE 2SN -

5. FEMERA(GEAMME)IERAE - BRANE  UAMBREALT L
TREMMR S AFH -

ARHFREESNBBZFH  AHAMRAIZIEREE RN RAEXEHY
BR(QENBLBR FAAPEAZ NIMERBRERK) -
AT G B 67 F P

HOERHESUGR - (105)4&F 3% 7 £105004332435%
(90) & 8438(55) % 1006903%

s Lq’f )/{‘é 2;

g

s 4 - /[J

TERBE——=%=HK+8

3
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B MdFR
——O%+=A=+—8
& M %
-
ke —RF R A(RBIIFE1105124318
A 7 £5296,045,843 R 5182248 036) = $278.634,658 36.18 $180,545,612 15.17
#E A — TR A(RENS 05125318
A 4 B £ 5443,093,370 A5789,526,860) =& 407,702,565 52.94 $34,099,152 70.10
SRAT AR 83,673,425 10.87 154,402,813 12.98
WS IR A S 1,367,590 0.17 1833212 0.16
R FOR T3 - - 24,430,136 2.05
TR B AT % SRR 23,000 - 3,119,603 0.26
B Al b 23.501 - 2,386 -
Jhfe R A 2R 5,857 - 382,632 0.03
WAEASH 771,430,596 | 100.16 1,198,815,546 | 100.75
B
RS IE TR A A 214,858 0.02 393,401 0.03
BATRhE R RBEHR 108,681 0.01 7,077,277 0.60
M AF 832 47 i 542,010 0.11 1,241,837 0.10
BATIRA 97,013 0.01 143,852 0.01
S B A% 49,576 0.01 92,784 0.01
a1 &3t 1,312,138 0.16 8,949,151 0.75
BHA §770,118,458 |  100.00 $1,189,866,395 |  100.00
(3 £ AR E)

THEEWAR E
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Bdn s L

" ———%+=H=+—18 ——QO%+=A=+—n
& H % & W %
W ARRP

AR (R pe LA — 87 & i §245,024,150 $407,682,087
ABANCRRE LA — ARM(REIIFAIIFEI2ZA31E

# 3 BHCNY 1,911,834.372CNY 2,401,173.85) §8,426,670 $10.433,006
ABA(FRELLY) - AA(REITIERIIEIZASE

45| #USD 478,069.27 R USD 951,053.63) $14,680,551 $26,334,675
ABA (R L) —d A RBIIIFR110£124318

3] HZAR 2,181,459.85 R ZAR 1,645,145.95) $3,952,530 $2.862,193
B#A R (A2 & A)— #7& 5 545,173,050 $62,034,067
BHA (G AL~ ARF(RBIIIFAI0F125310

45 HCNY 4,464,751 40 RCNY 5,658,747.39) $19,678,999 $24,587,035
Bifif (A A 4)— K A(REIIFA1105124318

4 5] HUSD 437,174.68 R USD 545,615.17) $13,424,760 $15,108,084
B (2 A 2)— dFEH(REIIIEAII0F128318

55 B ZAR 4,410,365.60 L ZAR 5,730,108.17) $7,991,026 $9,969,131
N2l (g 8 20— 45 & 4 $144,803,190 $220,251,708
Nl (Ee A4 - AR (REIIIFR1105128318

5| HCNY 34,286,279.78 £ CNY 52,501,856.32) $151,121,441 $228,118,502
N A (AR A A~ A AR ETIIFAI0412R318

51 #USD 3,575,032.83 A USD 6,144,644,13) $109,782,108 $170,145,196
Nl (e LA~ W(REBIIIERAII04125318

% BZAR 3,344,594.37 B ZAR 7,093,257.07) 56,059,983 $12,340,711

AT L BN +
AfA(FERLA) - MEY 24,302,937.77 33,792,131.40
ASI(FR L) - ARY 166,718.58 169.515.42
AR R L) — & 44,217.00 70,375.63
ABAFRLE)— BIEF 164,812.27 103,301.00
B (e & 30)—4r £ 4F 6,184,788.20 6,706,047.59
B#AA (A2 & A — AR 573,311.29 551,236.19
B (AR AW -4 54,645.73 51,828.69
B A (B2 8 A0) — b 4k 604,883.09 591,032.70
N#A A (E &30 — M B 19,475,987.52 23412,510.24
N#aalEe adl)— AR 4,502,330.28 5,229,848.01 '
Nfpdl(gAad)- AR 450,000.95 587,527.73
N (Ee 88— diE 377,363.69 601,970.74
(I EMMFHRAME)

b L]
EFEBER [2

P@II

$aeRI2 ifi%
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i MEWRT

& B ———%+-_H=+-8 ——0O%+=A=z+—n
& 0 % 4§ %
FH LS RE +

AA(FELI—HEH $10.0821 $12.0644
AFA(FAEET)— ARF(REINIFAII0FIZAA

3 BCNY 11 4674 B CNY 14.1649) $50.5443 $61.5461
AMANFRRA) - AA(REIFAIINFIZAZ] 8

4% &USD 10.8119 8 USD 13.5140) $332.0115 §374.2016
ASAN (R a2 ) — d I H(REITI £ R1104128318

4 5] B ZAR 13.2360 & ZAR 15,9258) $23.9820 $27.7073
BN (R 8 &) — 3 £ 4 $7.3039 $9.2505
B (E A4 — ARB(REIIIFA110%12R318

5 B BCNY T.787TRCNY 10.2656) $34.3252 $44.6034
BHANER LA - AA(REIIFAI0F124318

% 51 #USD 8,0002 2 USD 10.5273) $245.6690 §291.5004
B AN(A LA~ dEF(REIIEAII0FI2ZA3 8

5 B ZAR 7.2913 A ZAR 9.6951) $13.2109 $16.8673
NAE (A 3 — 4 W $7.4350 $9.4074
Neagl(fe 44— ARM(REIIIFEAI0FI2A318 e

4 5| BCONY 761522 CNY 10.0389) $33.5652 $43.6186
N#aA(Ae L) — £ (R BEII1ER1104125318 = &

4 5] AUSD 7.9445 8 USD 10.4585) $243.9597 $289.5952
Naadi(Fe 8 A d A (RELIERAII0E12A318

W5 B ZAR 8.8631 A ZAR 11.7834) $16.0587 §20.5005

(MR A mE)

@ F R
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LSRR

16 BT R E A o "
I & W T (48 % &% T A%
111.12.31 110.12.31 111231 | moaz23 | iz | neazs

BT T

ES ]
ISHARES 20+ YEAR TREASURY BO §139,106,626 5 0.02 % 18.06 -
ISHARES 1-3 YEAR TREASURY BO 79,014,417 58,504,984 0.01 0.01 10.26 492
ISHARES 7-10 YEAR TREASURY B 53,824,154 7.960.875 0.01 1 6.09 0.67
INVESCO DB BASE METALS FUND 5,689,431 - 0.10 E 0.87 =
ISHARES MSCI JAPAN ETF - 50,988,366 0.02 . 4.28
ISHARES 3-7 YEAR TREASURY BO - 24,940,106 = 0.01 - 2.08
ISHARES US FINANCIALS ETF - 24,484 551 - 0.03 - 2.06
ISHARES US TREASURY BOND ETF - 13,667,230 - # - 1.15
2B ot 278,634,658 180,545,612 36.18 15.17
St 278,634,658 180,545,612 36.18 15.17

LI0E %

it
AR A & A8 ] £ 4 HEDGED ACC USD - 5,208,287 - 0.08 0.45
L Sl 5,298,287 0.45

TRE
PIMCOS B 1% 85 8 & & HACT USD - 166,608,843 - 0.42 - 14.00
ki R AT TN B R i A A USD - 71,096,179 - 2.93 507
TSR E A SR A Y - 23,350,102 - 0.07 1.56
TNt 261,065,124 - 21,93

#8
Hik A &2tk k4 Y ACCUSD 67,451,331 - .02 875 -
T AAMELe 57,422,781 - 0.08 - 7.46 .
S0 B4R ¥ CACC USD 54,745,357 = 0,02 - 711 =
AR B A B A A R4 TUSD (12) 50,370,080 72,104,368 0.26 049 6.54 646
IPM A& @ % if 1 ACC USD 47,263,972 - 0.02 " 6.14 .
RRAxRERE & D2USD 39,520,500 - 0.02 - 517 -
MEFS 3 BT 46 41t 8 fiy A k& 11 USD 38,556,197 73.922.310 0.04 0.07 5.01 6.38
Tt PESRLLEE YACCUSD 19,010,353 - 0.01 - 247 2
TPMALH AL & 1 DIV USD 7,637,625 - 0.01 . 0.99 3
ARBe s Le A2USD . 111,872,030 - 0.02 - 9.40)
ARBAMRERLEAZ LR - 79,177,221 - 0.03 6.65
IPM A B4 8 % & A ACC USD 53.137.049 = 0.02 - 447
REGoAFEFMELE AZUSD - 51,237,193 - 0,60 - 4.31
IPMAT P 4 e A 4 USD L ACC - 16,480,988 - 0.07 - 3.07
IPM % Bl #1451 ACC USD - 23,216,362 - 3] - 1.95
A Ik # B M A AR R 4 11 USD - 21,213,986 - # - 1.78
ARt 382,278,295 524.361,507 49,64 44.07

¥ RE
MBS AR TEAM S AL AUSD 17,076,676 - 0.03 E 222 .
a5 37 8 55 A d i Ak & A USD 8,347,594 32.306,084 0.02 0.08 1.08 .72
AR e ¥ Rt A& AUSD - 11,068,150 £ 0.03 . 0.93
b BH N 25424270 43,374,234 330 | 36
I A b if 407,702,565 £34,009,152 52.94 70.10

L e 686,337,223 1.014,644,764 89.12 8527

4T 54 £3.673 425 154,402,813 10,87 12.98

E S AR sS4 ] 107,810 20818818 0.01 1.75

BRE $770.118.458 | $1.180.866,395 100.00 100,00

(5 W) B B4R A R a2 )

O EERARCEE T CARERRNy T ok HikAE001%

I FARLR LMY E AR ERERHT

I BHARRTRUSEARSR AMNLRRT R0 E BAAEE M-

= GHTI=
TR TR Fs:{ﬂl::l LR+ 8 it EE WA E

el

(=
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B &M
_— ———%E ——0O%E
& # % & # %
Wi EA $1,189,866,395 154.50 $616,190,857 51.79
0L M
R AA 4,688,287 0.61 1,901,532 0.16
#) 8 A 332,418 0.04 39,869 0.01
H A A 187,698 0.03 1,221,260 0.10
WALt 5,208,403 0.68 3,162,661 0.27
£ A
o2 & =i 11,951,615 1.55 9,624,556 0.81
& % = 1,402,653 0.18 1,126,924 0.10
&3 i A 62,000 0.01 38,000
Hin M 33,571 0.01 55,703 0.01
# B4t 13,449,839 1.75 10,845,183 0.92
A FRERRERK) (8,241,436) (1.07) (7,682,522) (0.65)
AT % S AR Ak 138,470,523 17.98 896,593,512 75.35
EREE LT R (340,950,407) (44.27) (341,088,610) (28.67)
EEAFTABE Sk (189,367,644) (24.59) 95,372,740 8.02
ES ENE Rt = 16,717,969 2.17 (52,749,523) (4.43)
Wi 3 4 B =k (36,376,942) (4.72) (16,770,059) (1.41)
R FHER $770,118,458 100.00 $1,189,866,395 100.00
A RS AR R M 3E)
FER HHER hemsE LR E FHEF ﬁa‘%?ﬁt
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MIEAR BT EHLR M AR E
MRS AT ERFRAERES
A F A& i
RA———%—F—RAEZ+=—A=+—8
ERB——0O%—HA—BE2+—-—A=+-—8
(%% 5 FixeAN » HUEH Tk Bl

— >~ AeWE R

LR AR ARFRAGRELUTABALS) AR ¥ ERE/MHE
R HRA-—ORFZA-FT 0482 2BEFFELEGUTHRLY
FEFAMETHIBERL ARAR B VEFREAR LA AL AR
TG EM) HAHT - BIRA e F4 BN % 5HE (LN A
BNBmA L nHEa) HAMEH - 20 ARFARHIFFHERS] -

2 REBAMELRAESZHEFAR TR HREAN T T 24RENBANFLRESE
RFEALARANEER T ELRRBTELAL(S I 8% 24 K ¢ (Exchanged
Traded Funds) » R @ HETFRARUETF) R M R FEH RS RAREZH
REXEA S RENRLFEMERINTERBIBENFERSGE 2B RER
SEEF LM BELEERMELIERAT R H 2 AL 508 AeROK
BEEM(SROMETF -~ B RETFRMAAAVETRH A R # TR Hibas L4
LETE ¥

3. AKX HMMERRACERMAMANBAEEIE LR ELH ERTRS
A R 8] BAELRE MAR -

— - BABMEREAZAHRER

ARBREACNBRE———F_AT8ERA D2 EIF )\ 5|40 E&ITHHH

= FEEeMH A RMEHA

1. % 4% 3k 88

AR EMBRAGRBEABECLELTEMERIFCANZARAT B
LERH R NRAELBESLY -
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HIRBEH S AT ERR R TS AL UBHRAMEER)
(&2 5 THAS HUMEH LB EM)

2. hER 5 FIE

AEPUNEFAREM IR HRAH T ZHHERITERKEHA
M R FRE A2 R8N  FIASTABAYH A —CTREARBE -

ARABIEEFMEZESR LR £KEHE TR (Bloomberg)ff o+ 34 8 37—
FEASANM TA oS EZwR =+ MARFRBLITFOREZLSHER
G MmEAL L BEHEAAN— 20 S BEEEBRMARDIATE
AHMER L UBEERELANEN  ZLIIELERBERANNZTHH
AU PFPLDRBEXIMBEEAHNETRBERSE > AEFTE I BTN
(Bloomberg) i~ AT — % £ 8 4 bR T wE 2 w3 = + 4 M ApIRAF 330
FTHomBiEAdieBRoMBBEAHEE XHEBIETHERLFHER
ZCUREZPERHEHERZ - BAZI U ETARAFHR YO ZERT
R ERE - AmELZRBEAXANE  FIAFAEMAYSH L - RTAET R
BG o S EBEgER ST 2 PERME AREN MBI LR
ey FEABEAY R —CEREALEE -

MAMMHFRHRATEAR ARG BROAREHEA HAAGHLA
ZPPHARE RFEAE  HAEMAAZ RN BME  FINBFTAMEEH L — K
KREABAZES  RIFRLAAMBEEEY AR HFAZELERHE -

AL BAE

o

ARAREREBERBEZIHAEH  LTHDF > R E8E TR HTHX
EE PO BMEAR ) RLETUHR)E > U EaBARETE LT EREL
BERHRRAMBANLES 2B FEABEAE - AR A BRTRINZER
BooEW s bifiE o Ut E B HERAASLER EF SN E RS
(Bloomberg) B3 A ARG EMMELAX S TH I RIT KB ER AL FA YIS
RHFH UBELNNLHACEAIREEREILELNIRREH XT3 FE
ZEERBZANABREE - HARFACBIEEABIEELNIZBEELER
ZHENINWBEE TRV OB AT RAMBEHRLE - K LF -
AR > U E B b8 LA AR A AR E (Momingstan) B4 4 - &
{8 (Bloomberg) B A # A B R A G N MERFTERNT—S $8 45442
BHMSBRRZSEEABEARE R FREFEEABMEST  BRELNLEETR
FREBF &AL REFEEAMBEARE  BAYRL L Y FRNAERE
WrRNEFEAB/ME LB RALEZFEEARATE Y2 eE4
INESFTEAREL  AUYEBERHA— L £ FHAMAHE -

10
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MBERKRSIATEEFR TR A LMBRAM (R
(RS PHEBES  HUHERTEEM)

4, Kok EZ 5

(1) AEDABA BB IAH % B4 B ANSEA L 3THBHE R % B4 B2 0L
BEMHALLBE  FFHE -

Q) AEASETEUEZBINTZHREMRATERBARAYEH RRAAFARIIZF
ABR B SR B~ FIRRA -~ bl >~ TEREAHF R T
FABR(AHLEARATARABRAA AL R EHEZEBARAETRA
MUBUXBHBMEARER  HAZBUEHRBENCERE 2T
mEL S LT @B BENNENREAeRIBRER_MBAK
HMARTHRBERRAZSRAE  ENAETEAEE  KBEG)EME
Z By ] AT B B

A AL S ErEIELERAN T ZHEBEMZEE PERBRA Y B 4RATE
2 FREWBESE AR ~ F BN ~ Eibdg A 0 BIFN G55
PEREZEATEMBMZ EARAZIEL  AE BB ALHE -

B.RATH T BB AKX S L S EKBEBEN L EHEMR TP ERE
BRYBERBRAFUANZAEBRACTATAAFIREAB R (AL
ERRARARAZEABRRAL LR A2 EBRATH BN 4%
AT EMBEQMEEEA G2 T rENBEAIHY  GEENNLAETR
nELZ 4R ¢

C.oIBnE&ErmkaRR < BAEEMIN T ERRR Y B RBRAET I
FrAZSRHMERBBEIHAITEAZCERTAANFORELABEL(E
HERRARAATRARZRABR)ALHY  TAL BN M B2 T
DR G BRI NG) AL ESEZLHE -

(B) AA LA HENBHWANCBHBENETHEMZEY > 8B NI RIKEZ
BRETEESRZABRARTHE - AT B2 2 T4 HEA S5
MEMZ T B s  HABEALEHBENZRAETESTRERS -
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B S AT EBRAR R HA L MM AN )
(&% A AN » HUNEH TR Ea)

@) AEALETERUBABINZEHELT oRUEXI B &4 s BZER
HELETTHAEBRELNHET AN X EECTHAF ARSI TR ELRLE
PP SER  BREFTRAZ0FRCTAETANFRETRABR(LE
CERARERAABR)G  BARE et A EMEERESL  #1F
wE o NBLTRENERAERBZE_TEEE AN S RZ - F HATHK
Gy HomARo  dEFQNNBIIREXZLFE =+ —HATX
FROEZ -

(5) BRoyBRZELH  BROASREABL "HRBEREALTELALTHER
WMEFEP 28 & HMERERIMEHBEINH LKL, 2 3FAN 0 FHR
ABARSEAZ -y EAAAZEARHAS I RKBERICEHE
2 FE -

(6) S 7EM BT A BMEMTroKE  REKBETERAEIFITAIZS
TERUEBBENSEMEMEAR T R KE T RZOHEULEASLZ
RAZRADNRELNFERREZHIER XA  EEQNNBEASH
HEF KA SEZ S I M ARLAH K o 2B ANEL #7 £
HBLEMEMZ L BEAZREIRAEHER E1F0(4)H | BRAY AN
BALAAHBEXEBEMZ X RIAZUETE R EEALEM/A(E)H B
REANBEHARKHBLAMEMZ L BAZIKETRAEARTERET
(885  BEAEANBELN G FFHBEL M EMI L BAZ K BB RED
FHEFA(E)HE  LEAGEBE LM ERBUBELERE XTI o
EERLPPMALS S RBREIENEEHP)ISHEBIE NN UNZEKR
BENBRABAETHRALRETEMEN -

5. xS ESH
BHASNE A AR R 5 8 3t £ 18 A& &1 F u(Bloomberg) A~ & B i)

SERTIHZEERE AR RN E RS AR E TG EAREH AR KM
2 BHEFF FREREHES T EX -
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HmBERS AR EBFR R A LMHMAME(R)
(MR 7 TS UM EHTAEM)

6. BEEREETE

AELRAMAEENNAFRERBLIRBEB T > RIEARSZERRTEERY
RELHERFFAREEII%R0.145%2 b £ 5 5% 8 23t B (2R FRNE
I F) 48 IR 2 F Ay R EEIE & o KA E IR F $1030027623 5% & #7,E
AEERFANBENNMBEDZ TR LABBALLFE EBMME2T0%H
4% IRETFSh » BB AR ERHETRLZEREREVBEFK: B4

EeRBE———F+-_A=+-—8AREAFEL L BERELRREGEE
4ot

X B £ & BEEEEE REEREE
JPM £ B %4 [ACCUSD 0.50% 0.16%
MFS % B 4835 84 ff 4 3K 4 11 USD 0.45% 0%
R ki 4iseiR %4 D2 USD 0.90% 0.0024%~0.45%
WM ERIERE FRIEH LS AUSD 1.70% 0.26%
AT R P K Res 4 4% 4 AUSD 1.70% 0.25%
LBk BES% CACCUSD 1.00% 0.30%
FTEEAARLELSL 0.15% 0.003%~0.35%
TEXAA-PEELELSL YACCUSD 0.80% 0.003%~0.35%
FiHEAL-2HMEA L YACCUSD 0.80% 0.003%~0.35%
EREEAR)ERELRGOEERLASL 0.28% 0.0005%~0.017%

1USD

HIHRAEMALA ST NMHEAETABNA ST IR -

7. A3
R ER S B4 B 09104558158 & M0, % » 133 a2 234 B RN SIS
AEENSERTLEBEHAAF LU e A ES Adot 2 558

AHEFHEE -AMAARAL ST RERTERBREARTELBMAMHE
B ¥A®ZRBHFBENK -
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MIRBH S A E EEHR T AL M RMAMIEE)

(%R B TR B £ T h B4
ARGl A RBEREENZIERRE
AELBEARMBREATFT SR NN FPEAMEENEAS L EZBRPHLE
Az 3B RHAMARERMEN EAZBBRRST o FAIEZFIB RSB AKE
FHRBRAECE FAHALARBSETFFRAE - 7 AEA A @3 AKBE
AABADEHZIHENYN R RESZ LB TSR THEAESGHEF L
@Bt ALL e T R G HHAMBE -

MBAR S

1. B4 A% # & B 4

MAa AL HE mALS XA
M BE AR BB A R G AR A2 EIT)NG)
(BATF f M AL 55 3% 1)
MMM IAT KRS FHRES ARbzEE BRI AL
M EF L E RS ELELSL AR AZEBIVNG)EBIT2 K5
MBmERFERBTELEBRESFELSL Aoz NEEL AS

2. BB ARIZERRX 5 FA

(1) 2 %
111 4 & 110 4 &
AR EAE $11,951.,615 $9.624.556
2) R A4
111.12.31 110.12.31
M R IER A F @M%k 4 AUSD $17,076,676 $-
MM BT KR RS 5A4 AUSD 8,347,594 32,306,084
AT L ¥ ResEAKE4 AUSD . 11,068,150
& it $25,424,270 $43,374,234
(3) mitEEE
111.12.31 110.12.31
AIBIEE $842.010 $1,241,837

(4) 2t
AR ENHMBERER —RLEFNI 2NN REEZRALEHNT ¢

111.12.31 110.12.31
rasmERH A NG R EES Y $- $23,360,102
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MR L AR A REA R TR AL MBRAM ()
(8RR 7 FHAS  HUMEHE A EM)

N AR LENZIEE

. AR eNRBE———FRA——0O%+—A=+—8B2H%

3

ST HamE B

SARBIMTFRAERBRRAKFENIESY  RE———FR2——OF
t_A=+—BHA4AAal T ¢

111.12.31
XHH % SHME AEFLEH MEBEGRE IHRHAER
£LEH FAEET USD 2,200,000 30.4120 112 403 A 31 8
PE{E FAB AT USD 4,000,000 30.5220 1124502 824 8
BNY fa £t USD 200,000 17.2752~18.2530 112401 §13 &8
(1) ~112403 4148
SSB A€ £ USD 210,000 17.4270czn 112402 403 8
BNY A€ £ USD 2,800,000 6.93251~7.16250 112401 409 A
(#2) ~112403 4148
SSB fa £5u USD 1,500,000 6.93790~7.10240 112402 403 &
(2) ~112402 413 8

110.12.31
ZH¥E GHMHHE AEFLEH HEEEGRRH X HBAEH
£LEH FREELL USD 2,700,000 27.8105 111 401 B 28 8
PR FAEET USD 6,200,000 27.7670 111 403 531 8
E.L4R4T FAE A USD 1,600,000 27.8075~27.8325 111401 B 06 B
~111 4028258
BNY A& £t USD 400,000 15.3703~16.0512 111401 B 06 A&
(1) ~111 %0223 8
SSB FEE £ USD 285,000 15.4260~16.1010 111401 B 18 A
(1) ~1114 038238
BNY A £ USD 4,380,000 6.40410~6.43541 111401 B 06 B
(£2) ~111 4038238
SSB FEEL USD 2,100,000 6.40360~6.42440 111401 A 18 A
(1£2) ~111 403 423 8
L4477 FEER USD 40,000  6.42380022) 111401 A28 8

EiAAARGEERBZEE
o BEAMARSRIMEZES -
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MBEBEH I AT AR LB TR AL MBRAR G
(&% 7 TR Y& s B

2. MR RUR HW A, ¢

(1) 15 A &

BARGKFIARARSR ) ER GBS A RANSEBEFC LB EST
FEL2XEREIRTREMLIERREA T REEAIEARARKR - &
AEMFLEBALRFEZABBETIFTH TERS  #EEAZ
ERARKR AESENLRTEZLHHE  THERERZ AR L MRIK
Hh BRR TR ZEMBBAERZT ZUTHRAR » AR SKFEE
LR 5§ AR AR 4 2 5T b B -

(2) 735 B

AEREZRAZLBAAABNS2ZALRBEE AL PERES
ZHOAFRARBREELES - REAS IR AN ML BBMTE - REA
THERFBRETEMRS  BETHRAR - BALA SR FEMNET EH44
hrpd  FRAERYHAEL X RERNBRAL B8
RSB RETZERE TR -

(3) Mo

FRAEZ AP REROTRRATHAGHMN  RE/FTRHBZTAFER

R EMERTRRFBETRUBNT ARSI ELR/E  AHBE
AR FME EETFTEOBLEGARAQB AR -
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HBRBEREIATERLIR TR AL UFHRENMEER)
(8Em s TR BHUHEF LA EN)

(4) @he Hows(B1F5 & )

BIENNIFAHRBRBZEE  KFRE - BMIE - RERANZH - M EF
S50 R E A B4R HE RO RTE & 8 ¥ % 5 (Proxy hedge)(4H4E ~ i
SPESCMEBEBRFIREZEFH) A ECELETCRAER H B AMB L
ERAETERBA T ARITREST EXAAMMAE - wR A HES A8 BA
RAGHAE » MEARE - AR SATF I G E R EFHBIFHE 58
BRXLGABUAEBRERITERGHRBEFEL AR FIER R EF o mik
PR 4 2 — A8 51 R s — & 7 (Proxy basket hedge) #h i il 2 4 E o
HEMRET RASNRFRERBRER H 2450505 Lomumng
AFABASE REIMA A 2R iiafa -

GRNGNERECAARFESEMBELLY » BEFFIME:

A gl psl b hE FERRAALRFITEAMS A H A1
FREHZ M AREFHURANRZRBZHERFAMH LIRS - 228
HEeet e " BARFACHFECABHIBRBE AR FELMA
RRXHBATERFAR, ~ AT TR P ARTATZAMME -

B. BN RAFABRIBFEN  KFHMLaEAAMEBALRLH(E
15 M B CDS(Credit Default Swap) & CDX Index #2 Itraxx Index) -

(5) $TAM A mB LN A L2 REH ik

RE———FR——0OFF+_AZ+— 8 x&F2EMNIBELHERETR
EZ A5 5 591,367,590 & 51,833 2127 s B ABAREEZ 2 &
MIEEFEEAE ) A FXRBYIELHEFFEAFEZ LA NA
$214,858 70 A $393,40170 > FINFEEBERL T2 TEMAEEHE A
B, AREAZATRANE A A$1,152,732 0% $1,439,811 7T » 8 5| #>i%
FABEYSHEA " AT AETAREYSH ATON$HEAE) - RE———
FR——Of—A—BE+t_A=+-—BedFzENIELSOMEL 2
ERERGEER)F B 5 5 A$(52,191,626) TR $8,614,0857T » F# & BB E
GEEkx "LRATABE  BTOUFHELRE) -
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MBI AETEABLARTRLELMAREAMIEGE)
(%R % P B[ Lh Em)

3. AR R BAE

AEEFNFZRARIEHNRABR RBEALORM TR A4 PR
AR ARemARRESTHRR - EARRAREERR) KA 42T H
FERWERR -GHOM RRatr@FRB R A8 0T ARE
HHRGARARAALETRTNM AEET AR AL LR A EB T MER
ZHHFZERRL AR X HH R ERNEE DL AL 2ok -

71

s B2 E
AESBARERBRHOAE  NRE—— K ——0O%—H—BE+=_A=
T—BREXCEREEIN R HA RS E LSS AT
BB A BT BAEEM i 3 111 F B 110 4 5
B #aA #7 & Hr & $2.956,892.00 $2,232,725.00
N #5787 & B & 9,896,065.00 2,684,723.00
B #EA AR K AR 324,405.59 256,065.23
N $8% A R ik AR 2,732,023.47 1,297,962.22
B#aR AT £ 25.877.68 14,524.02
N #3 £ 7T £ 255,778.19 98,088.30
B #A d JE W I 489.528.14 370,860.34
N #a %! & JF o # JE 493,470.42 351,600.71
AEASAFTAHEZIEEARGE
AEL B FAXE LN U LB ETEREHFETNLT ¢

111.12.31
JR 4R 3 & W& 4R
ke
USD $9,073,683.00 30.7080 $278,634,658
$ [ K4
UsD 13,276,754.10 30.7080 407,702,565
SBATER
UsD 1,453,302.83 30.7080 44,628,024
JE A &
USD 681.76 30.7080 20,935
FE AL B AT AR
UsD 106.14 30.7080 3,259
18
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HMIRBRR I AT ERALATE A LBHRAMER)
(&%h 7 T3EAS > HUHEHELH Fl)

BEAS
UsD
EROE-S
USD
BATH#
UsSD
FEC B RIS 43k
uUsD
FEALA] 8
UsD
Fofte B3R
UsD

JEAT B B % 3B IR

USD
B AbJEAT AR
USD

RERAIHE 2 BWINE R 0 SFE B M EX

A b,

110.12.31
B A E & IS
$6.520,246.00 27.6900 $180,545,612
30,122.757.39 27.6900 834,099,152
737,141.37 27.6900 20,411,445
882,272 .88 27.6900 24,430,136
7.49 27.6900 207
13,004.05 27.6900 360,082
21,289.22 27.6900 589,499
375.57 27.6900 10,400
W .

AKX RHEHRAALHETRERR IR RAE———FER——OF K2+
i 3 % %) %$367,853 LA $210,559 7T 0 R 545 A$4.404 TR$ITL L -
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BESMIARZE .11 (3,183,577) § (1,861,421)
FATiF 4] 17,342,250 1 156,625,307 6
P43 4% 35 1 ™ & 75.13 (8,885,186) | - (41,025,035) | (2
A A 8,457,064 1 115,600,272 4
HAesR a4 5
FAEFHEREZEA
A BT #.12 6,319,530 - (866,399) 5
faxEaaz A AN AR #.12 (1,263,906) - 173,280
A e AR B (R PR 5,055,624 = (693,119)
A HN4R 640 5 4A5R $13,512,688 1 $114,907,153 4
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ARB——0F =+-=8
B4 MERA
A ] ———FR ——O% &
SEEHZRLRE
REF AT G A $17,342,250 $156,625,307
FERA
Wk H4aoE 8
FHERA 19,958,410 19,384,534
e B 3,491,558 1,843,372
FAEA 541,661 859,948
#| B A (1,850,664) (256,779)
B EEHhiaWMzEA/AREHE
BEETHAWMZITEZ YD
JE IR 2Rk 60,834,131 56,259,249
H A JE R (35 o) iR (2,166) 2,166
8 4 2k 38 3 0 (38 o) 714,109 (3,006,762)
HiesemE AR 328,481,515 221,624,727
B EFhaAMz ez gy
B AT SR Y (46,568,031) (94,193,819)
B 354 A EMm R D (268,580) (326,800)
BEEAZHLTAN 382,674,193 358,815,143
PRz A & 1,755,714 272,543
XMz A4 (541,661) (859,948)
ER = A (46,789,964) (37,061,583)
BEFHZFRSTN 337,098,282 321,166,155
HBHEFHZRALRE
U R 6 E AR (4,742,658) (6,113,728)
RIFEME E (5,892,050) (5,303,050)
2 AR A H Ao - (6,000)
BEEHZFRAERD (10,634,708) (11,422,778)
EEEMIALRE
mEEMASME (14,759,594) (14,147,977)
BEA IR A I F] (103,416,438) (94,132,538)
FREHZFRALRY (118,176,032) (108,280,515)
REYRALRAERLIE ol 208,287,542 201,462,862
AR ARG ERERA 235,531,764 34,068,902
MARERHNERELRA $443,819,306 $235,531,764
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4,567,098 175,560 4,742,658
(17,364,663) (21,472,586) (38,837,249)
$31,324,092 $7,713,983 $39,038,075
N ] AERR 4 %t
$38,100,134 $28,961,134 $67,061,268
6,063,853 49,875 6,113,728
(42,330) - (42,330)
$44,121,657 $29,011,009 $73,132,666
NS ] HERR 4 it
$(35,646,062)  $(28,904,798)  $(64,550,860)
(5,167,313) (113,429) (5,280,742)
17,364,663 21,472,586 38,837,249
$(23,448,712) $(7,545,641)  $(30,994,353)
N T ] HMEKRR A& 3
$(31,060,601)  $(28,820,671)  $(59,881,272)
(4,627,791) (84,127) (4,711,918)
42,330 - 42,330
$(35,646,062)  $(28,904,798)  $(64,550,860)
N Y] AR 4
$7.875,380 $168.342 58,043,722
$8,475,595 $106,211 $8,581,806
111.12.31 110.12.31
$96,500,000 $96,500,000
281,839,612 610,321,127
9,792,067 7,391,575
3,486,984 3,486,984
$391,618,663  $717,699,686
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BRI T A TR 8 Bk M3 (4)
(EBR B TEs > HUMERALEEm)

(1) & % fkEe

FERELBRBNACTEMIRELARAEHRFE A TANEL
BE>HACREEFRTEREZERALRS » RAI4RII04£125318
AL S A$96,500,0005T 0 BREIILIEE AII0E 1 £4] 245 5] 50.34% ~
0.915%%0.06% ~ 0.38% -

Q) #REBRTER
ANARERBAIIERIOFIZA3A L - AURABERFEEREITE

$281,839,612 70 % $610,321,127 7 » REAIIFERI0EE#HHR7ERA
% #$457,033,358 7. & $672,245,837 7.

G)EMEE
TR AR A
11148 11045 K

b A S

AR5 $69,260,495  $63,957,445

¥ & 5,892,050 5,303,050

B (58,490,345) .

A K44 : $16,662,200  $69,260,495

BE4) R AR ¢

A AR %R $(61,868,920)  $(60,025,548)

# B (3,491,558) (1,843,372)

A 58,490,345 .

B AR $(6,870,133)  $(61,868,920)

k@A 9,792,067 $7,391,575

4, F bR
111.12.31 110.12.31

B gL $213,208,581  $211,216,029
JEA N R B 29,117,952 66,146,241
BAEEESERSGER 14,910,698 12,806,572
BHEERER 53,585,203 62,173,169
JEA A EAEEN B 1,773,643 3,300,381
HEAF R 723,349 882,990
AT 11,576,424 15,575,561
L RN Xk 35,879,810 35,242,748
& # $360,775,660  $407,343,691
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S AL T A I A TR 5 A AR M ()
(RHA% 5 TRYES » MO £ %4 Bdr)

5. REA AT E
B R R

BREVMETAIRAR » AN TKR THTRALSEN , TR 8 T RAMEA
BAEREEtE  RBGHRE  ADABARBZHTRIAEREE £
BEFBLRAFE AP ECEBEEHITEXLE LB AME - B A
KB ITHEC%RIBES TR BHZBEABKEES - BTS2 XHKE
IBAZBALEPLPBREMEBZ LR BREAER—RIBKEF KAFR -

ARXARBUIFERINEERFABRIRBIFTZRALHN A
$10,177,3677L & $10,121,421 7% « % A3 REILLF & RU0EBR AN &
¥amm A2 BBk 4B IR R 483,111,088 &82,712,935
I0 ©

BER B E

AR THEHRAEL TRZATRASMEABETEBAGE BB
hez INGREBBETZASNBRB AL R RS IEA FH T EITH - 155
AR RS E S Fam2EAY BRISF2LRFEETEF]FLR1E
EH O BRAMEABTIUSELBAR - ANARFGRELB ARG
T2 %NARAE  UEEBRBRASASCBUF L RALEHLEVLEES® L
R PBENEEBRITZEL - B ANANBEEERTHN  FENTES
TREBHE SR P48 TRRBEALLA R EENBEELBKREEZS
ITARAHSFEZ B AR SEAE BN FEIA R — kR 248 -

HEHUEBELSIRAADNERPREAMEETRERE Aoz %
REBITREREARZBEFTR  FREHARG XTI P RAB T AR BT
HE -AETH - EACAGHERR  FHYRLALARRBERE T
T OHARGERERBRTHEH B ERBRME - A4288 L&
FRESRZEMRELS  ABBEAKRETRBIT2EERFRY T2 4R 2F
FR - AEECRM AR HBER - BAXNGBHEIRIRLZEHRRE
M R EEEEAReGRNE IR EIREAREES T EANABREZ S
ﬁ;]%%_ﬁmumumla s ARG L ERBAHERERNT—EERE
0727 <

TREEHERATERFNEZRBZ 84K

1145 11045
& R IRFS A A $57,291 $58,830
FREZRAER(RAE)ZFMNE 115,201 55,442
4 3 $172,492 $114,272

HEBHNBRBGAERWETEAAREIRAG T ¢

111.12.31 110.12.31
BREAABRM $(30,718,909)  $(35,147,026)
HEEAEZOAEME 22,686,307 20,526,314

FHEeH &R $(8,032,602) ~ $(14,620,712)
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BB HRL TS HRDF R &) MR A ER)
(A3M % T35 HMEH LA Em)

FHREEBA(ART AR
b Yeg HEEE  HHmEEN
EBRE 2AEHR (BH)EA
110.1.1 $(33,816,381)  $19,735,268 $(14,081,113)
& ERE AR A (58,830) - (58,830)
(% A EA (133,633) 78,191 (55,442)
A3t (192,463) 78,101 (114,272)
BN BERREBHER:
Angitiaae s L2 ERE (484,215) . (484,215)
MY ELZBERE 1,377,598 - 1,377,598
EERIgH (2,031,565) - (2,031,565)
HEBHNEEBREETHR - 271,783 271,783
PR (1,138,182) 271,783 (866,399)
XT3 - 441,072 441,072
110.12.31 $(35,147,026)  $20,526,314 $(14,620,712)
& H RS R A (57,291) - (57,291)
A B(H BN (277,089) 161,888 (115,201)
AN #t (334,380) 161,888 (172,492)
EBFH(AFE)/EEBHER
Av#itBaSHh L2 HERA - - -
MEERREHEAZHERE 1,841,957 - 1,841,957
B ERE 2,920,540 & 2,920,540
HEBHNTEAREHER - 1,557,033 1,557,033
gzt 4,762,497 1,557,033 6,319,530
B EREH - 441,072 441,072
111.12.31 $(30,718,909)  $22,686,307  $(8,032,602)
FTHERBRGRALREAN T ZHETEFGE
111.12.31 110.12.31
& 1.50% 0.80%
FEFE R 3.00% 3.00%
B—EAREBERZHAETH
11145 1104
BEEARA B 25 H] B 5 354 B E A8 A
o na- P ¥ £33 o EXi2 %)
330238 700.25% $- $(619,436) $- $(823,559)
PFRERD0.25% 639,179 - 852,122 .
8 1 & 7 3 A/n0.25% 628,495 . 831,939 .
TR F R B 0.25% 2 (612,297) = (808,525)
24
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TR HAR TR A TR 3 MR A MR (HR)
(&3 5 THEWES AU EHTLAER)

AT AR E S H S AERECBRFEZIHERLT » B—H L BBl
VRAERFHHT)VF LB T2 EH T > HRLZRAARGTRALLBE
AL AR SREBRBLAN  THLEDEFE - FERRRE
gy Yok H L RH -

AR EVMAERZ T R BRETHESERE -

LR

BA
HERBIIERII0E12A318 1k » A2 D5 E KA S £58300,000,000% » &
W B AR % 5$300,000,0007% » 4 %30,000,0008% » 4% ®AAS10 A2 3R
B 1114 8 A 11040 2 80 K il 45 S AR S st 3R An 48 ) o

e

BANERE  BBERLFEFTREAFTZIBARCTAMBIARAFIZLEA
AR BRBRARAABRS  HAAEZRBEE  BRRRARMZ LA
BoWMERAE QAR BHEAFEBATABREA AL  RRREAL
MRBMAZ -

%9 B8

() sk BN
BAFEBRE  BERESPEARE  BAREUNEEER K4
REREEEBRBAOZIY%  RERERABCETREHY » Auk
oo RASERE  REBRBABRBAMANIGRRIEBERBRE RS LI
GIRAMERASI)  FEERZ  BELNBERRLE  UHALER
BE W ERBE%Z 5 AR o

() B3 B4k
ANHRZRENLIE12A318 LEF 45 B4 AMHEAH£10,194,773 7 0

2 99,076,537 AR A AL F £ 10100454945 R LR T » AR
1,118,236 stttk & 8 3 4 F # 105002782853k 52 71 -
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BB T E WG A R 8 MR A MR
(&% 7 FAFN  HUNER A AHEN)

() BapsyRBIEMBER

RETERFHII0380509% 4R E > AR T REHFEMBEA BKRMY
HREERNGHABREE  RORTHERBRT > BRENBLEZEF
EAMBRRFHR - § TMRAEM It EHREFH I FEHAES
ANRBEGZBARINBFABBFIIHENERLIH > SRR LMD
BIRFHE 0 R A AR S BB ARIR T E BBEZ AR BB ARRIF SR
o F KRB 0 B ERMMBFH AT EHRREEFH A HAEI RS
AR BAART]  BRALALERAMTRMNBE | SERARRIH
HlBEMRARAE  RRORFBBAL M SN RAFHALLAHRIFHE
BRAFE o MR RGBS ATRE A QR G R m N B AN
EIRER

RBAXABRFERRE  NAFERE RS BAKEHMNARE L@
HEEFR oABRB BARBIO%E N EBMBAHE  25ERBGNE
CRBEANGNBERAREY  FELR - HAHRI1%E B8NS iR
BHRBREFORBHREZ

BRREIAESA20B BT A AR E5M52 120 E 2 BUNEFER
AMRAT R BTG - AQANREAISF2AL6B M EFTRTHRRY
FHUANFR > RAXAGEAFERE R FELAEN > BRE
1%& 8 Tay » f2dhA RBEHAR  BRAREEFRRE - 2AFERE
Yo BAR 0 BARMMK B AMBHE 0 REL%AKEEHRLIN 12
ERBHBAMCRABREANAT ALY - FAELR D EHRERARE
b A B BARMARREBMZEFCABE S RMB A LA -

ARXARBIIEEZBERSRE > ¥E8RBI2FIA9B8EFERER
B AANNRBIOEEZBAIRE  FERANEEEF ¢ RER
# REINEERIOFEBARS KA T *

111454 1104 A
i FARAEA(T) s FRAEFI()
RAER BeAFE  $1,351,260 $11,490,715
A A 12,161,419 $0.41 103,416,438 $3.45

4 3t $13,512,688 $114,907,153
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AR EF R TR AR A R 3] M FE AR R T 22 (4H)
(&% A T A5 - UM ER TR F M)

AMBIOSREEMFEAEHRRRI 2H M E MFHENE
#<.10 °

7. Bty B b4t — A T 5 E

ARNNZREFRARKBEIRHEBF EF AR IZHERT » b ber
% 144 FPineBridge Investments, LPAA ST XL R REFF ZRGEEAZRALHR
Bl B EAZALRMARALTE R RTEEAMADALABEFEL
AR MR RTI M EERARA -

ANEERBIIFEERIOEER Lultst £ 4205 & A $30,198467 TR
$40,557,3497t o BB 1114 B 1104 o 3 @ sd/ % 47 2 48913,431,435 0 &
$15,145,0697t - BB 1114 & 110412831 33052 A 307 A
$74,051,8357% & $57,284,803 7 » tRF| HAbBAT KA T o

8. BEA
11148 11055
SR T8 FION $1,904,907,247  $2,274,631,652
B EASE FRA 115,201,044 125,358,662
A AR EEF RN 4,898,935 4,471,322
FHEEUAN 120,713,910 304,604,894
E 64,398,530 67,414,910
& $2,210,119,666 $2,776,481 440

ANNRBIISERIEEREF GHZUARBHERLET ¢

PN ta s
11154 11045
WART] IR
BAZEFHHE—FBHL $2,210,119,666 $2,776,481.440
9. 2%

(1) A28 BABA

AREANABSEARNZITAE OB FAHAE(BEERRE)  EHREAML
W SMAS 4R ERMNAIECE -
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A5G E SR BT A TR 8] MBS 4R & M E(H))
(&8R B FmA b Bl £ h $am)

EEHANNMBRR HEEBRARLNELIHERALT !
AREEFARIZAH

(i) ERHTE
EREREXEDESE
111.12.31 110.12.31
BRARER $14281,094 ~ $28,359,326
s 166,806 500,418
N : 1,615,436 956,190
& % $16,063,336 __ $29,815,934
AXRBNIFERIAEHERAHEETERN A £5120986T
B30 o
NGVE: & 8-Fiy
111.12.31 110.12.31
HEaE $16,610,281 ___ $30,444,805
) 13,709,847 14,797,899
FE R B 2,900,434 15,646,906

REISEZNOFEAT ANZB AW HF R+ ARG HE
REE -

B. R RBRETIZ L8

ERBEEZIE

11455 11048 ¢
BRRIER $14,078,232  $14,078,232
EE A 333,612 333,600
PN 265,824 260,784
A& # $14,677,668  $14,672,616

C.ABARMBEEFHMMZILAER TR

11145 1104 5

BEAETEREXERA(Faizaa
B2 BRBEAFTEAEXHEA) $234,588 $161,272

D.AMARBEEZHHHZRLAY

ANGHRANIFERIFEAT AR HBES 7 5815,535,843
R $15,169,197 7 »
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10.

11.

12

BB AR T ELRMOF R 3 MR E M)
(L35 FaAES U EHTHEM)

EEER
111455 1104 &

Erai&HA

mEER $370,059,454  $442,261,818

SREER 19,472,768 20,067,399

BkLEH 13,460,947 12,948,628

A A& A 6,974,092 7,068,842
AR R 343,997,219 421,678,800
Ve ERIDE RIBNE S B 1,053,502,992  1,346,045,484
EW P E RS E 199,689,297 193,309,989
B+ % 23,842,543 24,543,659
HIBERA 60,579,041 60,585,872
FELER 19,958,410 19,384,534
WY ER 3,491,558 1,843,372
EwER 74,565,518 68,256,315
S $2,189,593.839  $2,617,994,712

ANAERBMIOCE2AIBEE4BBFRBGERE  REERELAFELAR
Ho BREI%AHBIHS - 2hAF RAAERY ERALRGBHEMA -l
BIMS I iess EOEFEREF= 02Utz HARHER
FEBLHFFZRBITE ) BREBRRE -

AXARBINIFEXBAERL  RM%EFHEIHE » RRFAEIBS A
17517474 RFIAFEFERT - % AL JRBAINVEEELMFLEAA
$1,582,0747 » R BB X RERIN0EEMBREUEAKRINZSBELS

AEE -
BESNN X —FH

FE N
BB RMR R
ﬁﬁ%ﬁzﬂ&

A
A -g.f-

RAERE IR 35 A2 o
RE 11145 E

FEPHEREXAR
HEEAN X AEER
N

111458 110488
$1,850,664 $256,779
(4,532,620) (1,358,275)
(541,661) (859,948)
40,040 100,023
$(3,183,577) _ $(1.861,421)

EH b PR
FALE EoWAY mEeHEE O MBEA) HAEME
$6,319,530 $-  $6,319,530 8(1,263,906) $5,055,624
$6,319,530 $- 56,319,530 $(1,263,906) $5,055,624
29
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A3 AT RAEERAT A IR 3] MR I 3 (4R)
(&R A TR AS » HUAMEH L E M)

REI10FE
. Eh St T A
EHAL EHFEYE S4HE FEHGRAR) #Hiew
FESMEABELFL
gt B EY $(866,399) $-  $(866,399) S$173,280  $(693,119)
4 % $(866,399) $-  $(866,399) $173280  $(693,119)
13. Ari#2

REINFERIOEEAMFREREZERLT ¢

RIIFE B ZFTIEH
11155 11045 5
EHAEREA
¥R A PR $7,941,644  $39,667,375
MATFEZERMERANRFEZHE 1,424,808 1,559,009
WEAMBRBEAME)
MMM ER Yy Bk kR @A B
ZIEIEPRAFAL B R () ) (481,266) (201,349)
AR ER $8,885,186  $41,025,035
RIPRHALLELIE S ZPAEH
KD 4 [JUES:
B RFISRYER ¢
Rt ELAEEHR $(1,263,906) $(173,280)

FARRAAGHAMREAMBRAAAREZLFAD LT *

1114 4% 1104 8
REVEE S B w2 AT A $17,342,250  $156,625,307
AN A RET EX AR 3,468,450 31,325,061
BREFTERAERAZAFRBER 3,991,928 8,140,965
AR B2 S MG RAAEE LAY 1,424,808 1,559,009
WINBRAZAERER S $8,885,186  $41,025,035
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MG B AR TE RN E R S AN
(&3S TEAZS > HuEH LB EM)

BTFHABE M BEAFREA(ARRE -

REII&E
BRI EA
HdndhsE  WANEE KEREB AR

YR ER

Axrsaf gk $2,024,143  $(53,716) $(1,263,906) $1,606,521

kR aEF 1,010,367 (69,509) . 940,858

Beik B KRR 1,294,956 - " 1,294,956

AR R LIRI(ER) 1,216,850 604,491 - 1,821,381
B AEHAB(ER) $481,266  $(1,263,906)
WAEAAH T EAR)EFR $6,446,356 $5,663,716
AENFEAMAZEWMIT *
wEmAREE $6,446,356 $5,663,716
I AATE AR 8- $-
BB 1105 &

AR
Wl WIARNE  GAUs WA

Yo 2R

Borias A $2,816,223  $(65360)  $173.280  $2,924,143

A 5T 245 7 1,036,156 (25,789) - 1,010,367

i 8 4% 2 1,294,956 - . 1,294,956

AR ALARIE(E) 924,392 292,498 4 1,216,890
I AATAIRA BI(RA) $201,349 $173,280
WE AT E AR H)FH $6,071,727 $6,446,356
AENTEARAZT A LT !
BREMTRETE $6,071,727 $6,446.356
Ak $- $-
FTA3AR B 3R 45 AT T

BERAINIEI2A3 B AR EAETERAREETHR  FRAAR
BN ZRBEI09FE -

+ MABRAXS
1. 2 8 LR #AdEHIH

ANz FRAABRERMBIEE B HA R 8 (PineBridge Investments
Asia Limited) + £ #4848 % PineBridge Investments, L.P. »
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I EHF IR B AE A R 3 MBIREA M)
(2% 3 TEEES > B 2R AL Em)

BHABARZEAR G FHE
(1) 3EAASEREEE (MR BKIRR)

MR AR SR BES

MHBERRGHLTE
S

ARESGE LA LS

WIRESGELZ ERAE
Ad

MBFEREHIKE
%4

HRBYEBRELETA
x4

£ &

& @t

PineBridge Investments
Ireland Limited

PineBridge Investments
LLC

&

PineBridge Investments
LLC

PineBridge Investments
Europe Limited

PineBridge Investments
Asia Limited

Huatai-PineBridge Fund
Management Company
Limited

& 13

(2) Hoh e Ak & B (W 7] B Bk

(3) BATHRSMRR & (MR P A RATR)

111.12.31 110.12.31
1G58 15848
¢ Btk & Btk
$49.814,068 27 $60,780,420 25
20,260,114 11 27,640,572 11
18,290,900 10 22,117,482 9
10,984,041 6 13,746,881 6
10,141,530 5 11,199,189 5
9,768,082 5 . .
32,559,839 18 45,705,588 18
$151,818,574 82 $181,190,132 74
111.12.31 110.12.31
{54+ 8 1548
& B R A # ek
$11,140,773 6 $25,179,704 10
5,663,455 3 11,144,591 5
$16,804,228 9 $36,324,295 15
111.12.31 110.12.31
fE# A 153548
& APk & B
$22,878,200 6 $50,729,853 12
2,930,822 1 9,169,681 2
1,804,184 1 4,119,319 1
1,504,746 . 2,127,388 1
$29,117,952 8 $66,146,241 16
32
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BB RB AR H RS MHREAMEER)
(B35 TREALS BN EF LA EN)

(4) A4 B 2R R A (R BA )

111.12.31 110.12.31
ih%# 1&i%44 8
£ # Hath £ R B Hth
PineBridge Investments
Holdings US LLC $4,776,740 1 $11,007,607 3
E 4 10,133,958 3 1,798,963 -
& 3 $14,910,698 4 $12,806,572 3
OF LE X% 8 FFN
1114 5 11045
16 2 F ol 158 Edlon
& ] RN & Bk
MEENBAR S $630,191,929 29 $757,595,054 27
HHmERRAEELAE
BIEHFEE 262,792,650 12 383,908,474 14
HIBESGE LA A LS 219,955,277 10 298,038,928 11
#BESGELEERAE
A 140,966,609 6 150,565,562 5
BB LFERABANKE
A4 120,700,319 5 145,515,298 5
ML HESIEER
Lo 120,116,629 3 5 .
£ 410,183,834 19 538,108,296 20
I - $1,904,907,247 86  $2,274,631,652 82
(6) I A 285 B BN
111458 11054
158 A 1BEERA
& B’ Btk £ ®| Bak
PineBridge Investments
Ireland Limited $76,020,710 3 $81,674,261 3
(7) E Ak
11£ 4 11055
T 3 PN (T F 3TN
& W B & W R
PineBridge Investments
LLC $64,398,530 3 $67,414,910 2
33
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MR AR R RRO A RS B BRAREE)
(%R 7A FAES UM ER LA EM)

(8) #shAAr] &

111545 11045 &
EEERA EEEER
£ g} Bat % L Btk
PineBridge Investments
LLC $279,481,518 13 $307,239,613 12
PineBridge Investments
Europe Limited 37,517,853 2 68,096,808 3
PineBridge Investments
Asia Limited 20,767,719 1 36,437,075 1
Huatai-PineBridge Fund
Management Company
Limited 6,230,129 - 9,905,304 -
& 5 $343,997,219 16 $421,678,800 16
O &HEERKEER
11154 1104 5
HEXEER HEEEM
£ %R Bk & B Btk
PineBridge Investments
Holdings US LLC $116,374,528 5 $113,411,270 4
PineBridge Investments :
Asia Limited 51,595,396 3 40,069,638 2
PineBridge Investments
Japan Co., Ltd. 6,038,396 - 12,230,472 1
PineBridge Investments
Europe Limited 6,754,211 - 10,346,364 -
PineBridge Investments,
LP. - - 9,361,915 -
H* 1 15,926,766 1 7,890,330 -
4 k5 $199,689,297 9 $193,309,989 7
3 =R EEREHHEN
11148 1104 &
#HERAMEY B TR $79,496270  $87,607,296
BB A S 2,752,760 2,134,013
& G $82,249,030 $89,741,309
A~ Biwz BE
gt, e

fus ERARE EWAKRINZ A8 AE

AQARRBAIIERI0F12A3BLERFHESRBLEZERTAZY -

34
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AT E AR R AR A IR 3 BT AR R W 3E(R)

(&85 TR0 oM ER LA M)

+ EAZRERA

&o

+— EAZIBBFA
& s

- E

-

I

Eires

EFERARDTATEZ RS AR AEFRAETLREHR > RO
ATHBEINTRRZBAEEH - BRTATRR - BAAWERE - 5
AN E RAMABERFERF AR TREA -

e R B A8

eHBEE

BRFRBRABEXLMEAE

RERAGAES(F2RFRE)

RACHRIA(E 1 AK)

EifrEe
R
& #

SEk8 1R

BBRHRAAHEZLBAE

H 4 JE AT 3k
mEAH
& %

(1) #ak

CEBRTAZAABEAFRTHR

111.12.31 110.12.31
$443,749,306  $235,461,764
185,706,427 246,443,442
96,500,000 96,500,000
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